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Table  1.     'i/VHE  :T:     Daily  volume  of  trading  (sales) 

Chicago  Bocrd  of  Trcde,  durirxg  December,  1936. 
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E-highest;  L-lowest. 

(1^  No  trading  on  the  l-.st  three  days  of  the  delivery  month. 


Table  2.     WHEAT:     Daily  volume  of  trading  (sales)  all 
futures  combined,  at  four  principal  markets, 
during  December,  1S36. 


(in  thousands  of  bushels,   i.e.,  000  omitted) 
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Total, 
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H-highest;  L-lowest. 
(1)  All  durum. 


TalDle  3.    WIIEA.T:     Daily  open  comiTatments  of  Clearing 
Mem"bers,  Chicago  Board  of  Trade,  during 
December,  1936. 


(in  thousands  of 

bushels ,  i.e., 

000  omitted) 
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Table  4.     /iiHEAT:     Daily  open  commitments  of  Clearing 
Members,  all  futures  combined,  at  four 
principal  markets,  during  December,  1936. 

^  (In  thousands  of  bushels,  i.e.,  OOP  omitted)  
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Tatle  5.    ViflEBLVT:     Daily  high,  low  and  closing  prices 
of  various  futures,  Chicago  Board  of  Trade, 
during  Decemoer,  1936. 

 (In  cents  per  bushel)  
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Tcble  7.     CCM:     Daily  volume  of  trading  (salss) 

Chicago  Bo-_,rd  of  Trad.j,  during  December,  1936  . 


0 f  bushel s  ,  i  . e 

. ,  ^00  omitted) 

F    iJ    T    U  R 

■',11      0  r\  vrT 

j.i.11  oorn 

Do  te 

r  U  "3  U  x  0  b 

 —  TTT  

,y  \  / 

July(l)  Sept. 

December , 



193b 

16,019 

1 

C     C  C  '2  tl 

DjOoo  n 

>^    9Q  7 

2,169 

o 

C 

A  KOA 

Q  63  7  H 

2  ,664 

16,905  H 

3 

O  ,0  1  O 

O  ,  X  X  c 

1,296 

10,281 

4 

3,117 

c;    0  Q  9 

o ,  <cy  <c 

1    P  "^Q 
X  ,  c  O  f 

9  ,648 

5 

1 ,423 

9    /  /I  W 

RflR  T 

4,679 

Sunday 

10,137 

7 

2,6/0 

c;    O  Q  A 

1  AhP 

8 

TOO 

3 , 12£; 

C  CCA 

6  , 6  D  U 

C  ,  X  o  w 

12 ,112 

9 

1     OA  0 

1  612 

7,327 

10 

C  ,  OOD 

R  7Q? 

?  197 

10,305 

11 

1 ,  yio 

c;  1  9ft 

1  Aoq 

8  ,543 

12 

c  ,  lo4 

4  ,  i  o  i 

X  ,  cl  o 

7,583 

Sunday 

14 ,843 

14 

<; ,  i;Uo 

'\    7AK  H 

15 

<C  ,  J.  £-  / 

/  ,  VJ  u  u 

3,033 

12,846 

16 

1 o6 

4 ,  D  y 

1    Ql  ? 
1 ,  yx c 

7  ,59  7 

17 

SIX 

A  AA9 

1    PQft  20 
X  ,  c    o                   c:. '  V 

6  ,573 

18 

1 ,546 

d  OCT 

c  , 851 

'z    c  c  9              1  nn 

1  ?  P7Q 

19 

674  L 

5,901 

1  "Z 

1 , ooo  --- 

P.  1 1  n 

D  ,  X  X  U 

Sur  day 

21 

<c ,  y  io 

6  ,  ooy 

i,bDO   

1  1  74? 
XX,  1  rtCj 

22 

1 , 50  i 

o  ,  o4^ 

1     ii  77 

1,0//   

Kj  J  J  C  yj 

23 

Q  1  O 

9    9AA  T 

X  ,  ^  J^-  U                   —  —  — 

4  169  L 

24 

i  ,435 

o ,  b(,  ^y 

9    ' '•i  7  T 
t  ,  V-Ju'  /   J-J 

D  ,  ^  C  X 

Holiday 

26 

1  ,d7  / 

O  ,  016 

1  ,  c>4o  O 

ft  AA 

Sunday 

2o 

4,431 

6,035' 

3,123  30 

15,bl9 

29 

(2) 

5,681 

1,557  362 

7,b20 

30 

(2) 

4,573 

1,122  303 

5,998 

31 

(2^ 

6,807 

2,259            o07  F 

9,673 

Total, 

Deceinber  , 

1936 

53 ,422 

144 ,6  59 

249,159 

Total , 

-''ovember , 

1936 

12r,724 

73,746 

9P  o-"3   

222,473 

Total, 

December , 

1935 

31,311 

52  ,369 

8,906 

92,586 

H-highest;  L-lov;est. 

(1)  Since  November  2,  1936,  when  a  change  was  made  in  delii-erable  grades,  trading 
is  carried  on  in  Old  and  New  contracts  in  May  and  <-'uly  com.  The  volume  shown 
for  these  futures  is  combined  Old  and  New. 

(2}  No  trading  on  the  last  three  days  of  the  delivery  month. 


Table  8.      COKW:     Daily  voliime  of  tmding  (sales)  all  futures 

combined,  at  CMcago  and  Kansas  City,   luring  December,  1936, 


(In  thousands  of  bushels,  i.e.,  OOP  omitted) 


Chicago (l) 

Kansas  City 

Date 

Bo^rd  of 

Board  of 

Total 

Trade 

Trade 

December,  1936 

1 

16,019 

287 

15,306 

2 

16,905  n 

284 

17,189  II 

3 

10,281 

232 

•     .  10,513 

4 

9,548 

217 

9,865 

5 

4,679 

88 

4,767 

Sunday 

7 

10,137 

186 

10,323 

8 

12,112 

267 

12,379 

9 

7,327 

194 

7,521 

10 

10,305 

331  II 

10,636 

11 

8,543 

281 

8,824 

12 

7,583 

286 

7,871 

Sunday 

14 

14,843 

303 

15,145 

15 

12,845 

293 

13,139 

16 

7,597 

179 

7,776 

17 

6,573 

130 

6,703 

18 

12,079 

259 

12,348 

19 

6,110 

182 

6,292 

Simday 

21 

11,742 

295 

12,038 

22 

6 , 926 

142 

,7,068 

23 

4,159  L 

71  L 

4,240  L 

24 

6,981 

212 

7,193 

Holiday 

26 

6,844 

202 

7,046 

Sunday 

28 

15,619 

289 

15,908 

29 

7,620 

99 

7,719 

30 

5,998 

158 

6,156 

31 

9,673 

125 

9/:  98 

Total 


Decem-ber,  1936  249,159  5,605  254,754  

Total 

I-Tovember,  1936  222,473  5,092  227.555  

Total 

December,  1935  92,586  6  , 372  98.958  

Il-highest;  L-lov/est. 

(1)  Due  to  change  in  deliverable  grades,  Chicago  began  trading  in  both  Old  and 
l^ev!  contracts  on  Novem.ber  2,  1936.     The  volume  sho\7n  combines  Old  and  llevr. 


Tatle  9.     CORN:     Daily  open  coiaTitments  of  Clearing  Members, 
Cliicago  Board  of  Trade,  during  December,  1936. 

 (In  thousands  of  "bushels;  i.e.,  OOP  omitted)  

FUTURES  -^11  Corn 


u  ^  o  • 

Julvd ) 

————————                T  u.  u  u.  ±  tj:  o 

Sept . 

DecemlDer,  1936 

1 

TT       P?  '^54  L 

11                   y  O*-/^  XJ 

11.486  L 

52.373 

2 

17  1?9 

?3  44? 

12,156 

52,727  H 

3 

?3  870 

12  416 

X  O  J  XX  v.' 

52,619 

4 

IS  610 

?4  084 

12,527 

52,321 

?4  347 

12,733 

52.293 

n  rl  a  V 

7 

14,356 

25  003 

12,777 

52,135 

8 

X       y  V-'CJ  ( 

25  91? 

13  210 

52, 209 

9 

12,726 

26.192 

13,385 

52,303 

10 

12,049 

26,815 

13,672 

52,536 

11 

11,374 

27  126 

13 . 543 

52 , 043 

12 

10,790 

27,810 

13,798 

52,398 

Film  dp  V 

14 

10,151 

27,455 

13,837 

51,443 

15 

9,138 

27.938 

13 ,880 

50,956 

16 

8,391 

28,116 

14,081 

50,588 

17 

R  019 

?7  711 

14.091  H 

15  L  49,836 

P7  qc:q 

X  O  Ci 

115                49  ?11 

19 

6  ,  985 

28 . 208 

13.589 

115  48,897 

21 

5,764 

28,737 

13,475 

115  48,091 

P? 

4.  RQD 

PR   71  A 

1 15                  A7  n  ^ 

A   AT  O 

1  '^QR 

iO ,030 

id 

o ,  /'iU 

1  'X  OQH 
Xo  ,  irfrfU 

XJ.0  ^D,DfC5 

Holiday 

26 

2,812 

PR   fil  7 

1  %  DRR 

1  P"^                   4-4.  fi4.n 

Sunday 

28 

220 

29,407  H 

12,821 

153  42,601 

29 

202 

28,915 

12,598 

394                42,209  L 

30 

122 

29,061 

12,712 

586  42,481 

31 

L  28,966 

12,435 

904  H  42,355 

Average , 

December,  1935 

8,827 

27,073 

13,167 

239  49,177 

A-"-orage , 

ITovember,  1935 

23,654 

21,014 

9,060 

  53,738 

Average, 

December,  1935 

5,856 

15,876 

3,470 

25,202 

H~-iighest;  L-lo'.vest. 

\1)  Since  ITovember 

2,  1936, 

when  a  change 

was  made  in 

deliverable  grades, 

trading  is  carried  on  in  Old  and  Ne\7 

contracts  in  M-^y  and  July  corn. 

The  open  coiriiiitments  shov.Ti  for  these 

futures  are 

combined  Old  and  ITev/, 

Table  10.  CORN:  Daily  operx  commitments  of  Clearing 
Members,  all  futures  combined,  at  Chicago 
and  Kensrs  City,  during  December,  1956. 

 (In  thousands  of  bushels,   i.e.,  OOP  omitted) 

Chicago  (1)  Kansas  City 


DUdl  U.  UJ. 

T  rade 

^  r\  r;  r*  H  o 

Trade 

Total 

December , 

1936 

i 

CO  77, 
o<c  ,  0  /  0 

X  ,  Xt;t: 

53  517 

o 

C 

cp    797  P 

X  ,  XvJ  y 

53  896  TT 

■z 

o 

fin  Q 

1    1  74 

X  ,  X  /  ^ 

53  793 

A 

4t 

0  C  ,  0  C  X 

1  999 

53  543 

0 

X  ,  c  0  u  n 

53  531 

Sunday 

{ 

R9    1  "^(^ 

X  ,  X  ..V  ^ 

53  32  8 

Q 

0 

CO  90Q 

X  ,  X  X  J 

In  3  3  58 

Q 

oc  ,  ouo 

X  ,  X'lC' 

iU 

C.9     C'Z  A 
DC , DOD 

1     1  Q9 
X  ,  X  y  c 

il 

c;9  OA'^ 

X  ,  X  y'l 

S3  ?3  7 

c,9  '^QQ 

X  ,  c.  x«j 

Sunday 
14 

51,443 

1,213 

52 , 65b 

lb 

ou , yob 

1 ,  iy4 

Uc , IDV 

ib 

CA  CQQ 

t)U ,  000 

i  ,  i  0  C' 

CI  77'^ 

±  f 

AO 

1     1  C  7 
X  ,  1 D  ( 

en  QQ'^ 

io 

/j  Q    9  11 

1     1  1  Q 

1 ,  X  X  y 

, 0  ou 

19 

4b ,o9  / 

1 ,  loy 

C  A     A  At^ 

01' ,  L'Ub 

Sunday 

21 

48 ,091 

1 , 006 

49  ,097 

22 

47,115 

1 ,015 

■±d  ,  loO 

23 

46 ,648 

1,004  L 

47 ,652 

A  c  q7C! 
, 0 ( 0 

X  ,  v-'-i-O 

Art  1^9"^ 

Holiday 

2b 

44,640 

1,053 

45,693 

Sunday 
28 

42,601 

1,023 

43,624 

29 

42,209  L 

1,026 

43,235  L 

30 

42,481 

1,080 

43,561 

31 

42,355 

1,055 

43 ,410 

December, 

1936 

49,177 

1,128 

50,305 

Average , 

November , 

1936 

53, 736 

l,2c.4 

[^5,022 

Average , 

December , 

1935 

25 ,202 

2,200 

2  7,^02 

H-highest;  L-lowest. 

(1)  Due  to  change  in  deliverable  grades,  Chicrgo  began  trrding  in  both 
Old  and  New  contracts  on  November  2,  1936.     The  open  commitments  shown 
combines  Old  and  New. 


Table  11.     CORN:     Daily  hi^;h,   lo'v  and  closing  prices  ef  various 

futures,   Chioaf^o  Board  of  Trode,  durin^.,  December,  1936  . 

 ( In  cents  per  bushel)  

F    li     T    U    R  E 


Date 


Low 


Clo  sing 


JULY 


Eigh 


Low 


Closing 


December,  1936 
1 
2 
3 
4 
5 

Sunday 
-  7 

6 

9 
10 
11 
12 

Sunday 
14 
15 
16 
17 
18 
19 

Sunday 
21 
22 
23 
24 

holiday 
26 

Sunday 
28 
29 
30 
31 


104 

104  1/2 

102  7/8 

103  3/8 

103  3/0 

104  3/6 
104  7/8 

104  5/8 
105 

103  3/8 

103  1/4 

106 

105  1/8 

104  3/4 

105  1/4 
106 

105  1/8 

106  3/8 
105 

105  1/8 
105  6/8 


TiEwynT 

100 

102  1/2 

101  3/4 

102  3/8 

102  3/8 

103  1/0 
103  5/8 
103  1/2 
1^3  1/4 

102  1/2 
101  7/b 

103  1/8 
103  3/4 
103  1/2 

103  7/8 

104  1/2 
104  1/8 

104  1/8 

104  1/8 

10  i  3^ 
105 


107  1/4 
107  3/8 

107  7/a 

108  7/8 


1^5  3/4 
106  1/8 
106  3/0 
108 


Range,  Dec,  193o 
Net  Chanf_e  [Adv. 
_Slnp.e  11/30/36  (Dec. 
highest  for  future 

_^iato  

Lowest  for  future 
Date 


8  7/r 
c  1/2' 


103  7/3-104 
102  3/4-5/8 
102  1/2-5/8 

102  5/8-3/4 

103  1/4-3/8 

104  1/4-3/6 

103  3/4-5/8 

104  3/8-1/2 

103  3/6-1/2 
102  5/8-3/4 
102  3/4-7/8 

105  3/4-IO6 

104  1/8 -3/8 
104  1/4-3/8 
104  3/4-5/b 
104  7/8-1/2 

104  3/4 -7/d 

105  1/0-105 
104  1/4- l/C 

104  3/4-7/8 

105  3/8-1/2 


106  5/d        105  1/4        106  1/8-1/4 


106-105  7/e 

106  3A-1/; 

107  5/8-7/8 

108  1/2-7^/8 


96  L 

98  3/0 

97  1/2 

98  3/8 
98  1/8 


9 'J  3/4 
100 

98  5/8 

99  1/0 
99 

100 

100  1/2 
100  3/8 

100  3/4 

99  3/0 
99  3/8 

102  7/8 

101  7/0 

101  1/2 

101  7/b 

102  7/b 
102  3/8 

103 

101  7/8 

101  1/2 

102  1/4 
103 

104  1/4     102  1/2 

103  5/8     102  3/4 

104  103 

105  1/8  HlOl  3/0 


99  1/2 -5/y 
98  5/8-1/2 
98  1/4-3/8 
98  1/2 
98  7/8-3/4 


98  5/8  99  3/4-7/8 

99  99  1/8-99 
99  3/8  100  l/8-3/t5 
99  3/8  99  3/4-1/2 

9b  5/8  98  7/8 

98  1/8  99  1/4-3/8 


99  5/8 

100  5/8 

99  7/8 

100  3/8 

101  1/2 
101  1/4 

101  l/b 

100  5/c5 

100  7/8 

101  1/4 


102  1/2-5/8 

100  7/8-101 

100  7/8-101 

101  3/8-1/4 
101  3/4-5/8 
101  5/8-3/4 

101  7/8-3/4 

100  7/8-3/4 

101  1/0 -lA 

102-102  1/8 


101  7/8     102  3/4-5/8 


103-102  7/8 
102  3/4-7/6 

104 

104  7/8-105 


9  iTb 


~I06  7/3 
December  31 ,  19?^ 

89  3/r 

:'iov.5.Tiber  2,  1336 


K-hif>.est;  L-lowest; 
(1)  <^'wing  to  change  made 
carried  on  in  Old  and  N 


Torr/T 

Lece^iber  51,  1936 

86  5/^8 
^jovember  2,  1936. 


November  2,  1936  in  deliverable  grr.des,  trading  is  now 
ew  contracts  in  iviey  and  July  futures. 


Table  12.     CORN:     Daily  closing  prices  of  the  May  future 
at  Chicago  and  Kansas  City  and  the  February 
future  at  Buenos  Aires,  during  December,  193b. 


(In  cents  per  bushel) 


Date 

Chic^p-of  ll 

Kr 

T^id        m'h     r*        "1  Q  A 

1 

1  03 

1  / rs~^  04 

(  /  *^  ™  X  V-V  ^ 

n  05 

X  w  0 

1  A^  h 
X  /   X  U 

49    1  /4 

p 

3  /4_r/« 

1  04 

X  w*x 

3  /4 

4Q   1  /4 

c*     X/  ^ 

\J 

Xv'c 

1  /?_  R  /«  T 
i-fC  —  O/  O  Li 

1  0/ 
X  Wi 

7  /ft 

AQ    c;  /w 

A 

i  W  iL, 

1  0.i 

r/h=  b  T 

0/0  —     U  Xj 

4R   3  /4 

5 

103 

105 

1/4=  b  ' 

X/  J.  u 

48  7/8 

O  L4.i.J.\J.  V 

7 

1  /d  -  /« 

X/  '±  —  O/  o 

X  vvQ 

1  /?  ^ 
1/2  . 

« 

/4--  t^/R 

O /        Of  o 

1  OR 

Tn/^  "1  1  H  OTr 

liu  X  xci  tiy 

Q 

1  04 

i  /  c 

1  OPi 

X 

e;/K=  h 

4q   1  /r 

10 

103 

3/8-I/2 

105 

3/4=  b 

48  1/4 

11 

102 

5/8-3/4 

104 

7/8=  a 

-i-b  1/4  L 

102 

3/4-7/8 

104 

7/8  b 

48  5/8 

Sunday 

14 

105 

3/4-106 

107 

7/8  b 

50  5/8  H 

15 

104 

1/8-3/8 

106 

1/2 

49  1/4 

16 

104 

1/4-3/b 

106 

3/8  = 

49  1/8 

1  f 

iU4 

0/4-  D/b 

iO  /  = 

=  b 

lb 

11)4 

n  /o    T  /  0 
1  / O-L/ d 

10  f 

H  /o 

oU  1/^ 

19 

104 

3/-!- 7/8 

107 

1/2=  b 

50 

"^1  ]  Tl     Ti  "vr 

21 

105 

1/0-105 

107 

5/8=  b 

49  1/4 

22 

104 

1/4 -l/b 

107 

1/4 

49 

23 

104 

3/4-7/8 

108 

1/4  a 

•±9  1/2 

24 

105 

3/6-1/2 

108 

3/4 

49  3/4 

Holiday 
26 

1/6 -lA 

106 

109 

3/4  b 

Holiday 

Sunday 

28 

106- 

-105  7/8 

lOS 

3/4 

49  3A 

29 

106 

3/8-1/4 

109 

3/4  b 

50  l/b 

30 

107 

5/»-7/8 

lie 

5/8  b 

49  7/6 

31 

108 

1/2-7/8  I? 

111 

1/8  H 

50 

Range,   Dec-^mber,  1956 

b 

3/8 

b 

3/B  = 

2  3/8 

Nat  Change  (Adv. 

8 

1/2 

0 

3/8 

1  3/c 

Since  ll/30/3b( Dec . 

Average  Spread 


(Under  Chi 


ago 

Cf:g0 


H-highest;  L-lowest;   a-asked;  b-bid;   =(equal  sign;-3plit. 
'1)  Due  to  change  in  deliverable  grades  Chicago  began  trading  in  both 
Old  end  K'ew  contr;  cts  on  Noveniber  2,  1936  . 


Table  13.     CATS:     Tf.  i  ly  volume  of  trading  (sales) 
all  futures  combined,  at  Chicago  and 
kinneapolis ,  during  December,  1936. 


(in  thousands 

of  bushels  ,  i.e.. 

000  omitted) 

Date 

Chicago 
Bor-rd  of 

Trade 

Minneapolis 
Chamber  of 
Commerce 

Total 

December,  1936 

J. 

5,750 

1,314 

7,064 

p 
c 

7,762 

750 

o,512 

3 

3,604 

357 

3  ,9bl 

A 
r± 

4,447 

364 

4, 631 

3,084 

218  L 

3,302 

OUriU.a.y 

7 
1 

4,450 

686 

5,136 

Q 
O 

8,798 

1,053 

9,851 

Q 

5,620 

761 

6,381 

10 

5,959 

790 

6 , 749 

i  1 

4,063 

6  70 

4,  733 

4 , 163 

509 

4  ,672 

Sund  ay 

I'i 

11,670  H 

1,179 

12 ,849  H 

15 

7,39b 

918 

8,316 

16 

4 , 503 

569 

5,072 

17 

3  ? 7S 

457 

3  73? 

7 ,098 

1  137 

8  ?35 

19 

3  ,096 

367 

3  ,463 

^1  I'M  H  QTr 

21 

2,957 

348 

3  ,305 

22 

4-  FiR3 

\j  1 

23 

2  ,678 

6bl 

3  ,339 

24 

3  105 

^  C 

Holiday 

26 

3,739 

533 

-±,272 

Sunday 
28 

4,956 

653 

5,609 

29 

2,174  L 

251 

2,425  L 

30 

2,829 

323 

3,152 

31 

3,636 

2,701  H 

b,337 

Total, 

December , 

1936 

125,697 

lo,72o 

144, -.2  5 

Total, 

November , 

1936 

77,06b 

lb,5C'0 

95,56b 

Total, 

December , 

1935 

34,125 

5,252 

39,377 

H-highest;  L-lov;est. 


Table  14.  OATS:  Daily  open  commitments  of  Clearing 
Members,  all  futur^js  combined,  at  Chicago 
r.nd  iviinneapolis ,  during  Decembar,  1936. 

 (In  thousands  of  bushels,   i.e.,  OOP  omitted)  

Chicago  L.iinnsopolis 
Date  Board  of  Chamber  of  Total 

Trade  Commerce 


December,  1936 


1 
1 

,  1  DO 

n 

D 

,  c\J-± 

o 

AA 

,  c  D  JL 

c; 
u 

C  A^ 

RO    1  QQ 

o 

'±o 

O 

,  u  CO 

AQ  "^Ql 

A 

AO 

,  OOC 

o 

,  y  X  y 

T 
Li 

.'P.  771 

o 

A"? 

007 

o 

X  /    ,  *^  j:  X 

CJ 1  T  Vi  r 

ouiiU.ay 

7 

41 

T 

0  RO 

4  7  b'^S  T, 

a 
o 

/i  0 

,  ioU 

D 

-itO  ,  XOX 

n 

y 

,  Ool 

r- 
5 

n  c  c 

,  y  bo 

'lO  ,UlD 

iu 

4ic 

O  '2 
,  COO 

r- 

o 

'■i  o  oil 

48 , cl  1 

1  1 

id 

,  O^il 

5 

ri  "7 

,d(7 

18 ,  <c9CS 

lii 

^±2 

,0-13 

5 

,  942 

47 , 985 

Sunday 

14 

43 

,107 

6 

,255 

49 ,362 

15 

43 

,  194 

6 

,262 

49 ,476 

16 

43 

,428 

6 

,332 

49 , 760 

1  '7 
1  1 

43 

,  90o 

6 

,306 

50 ,  <cOy 

18 

44 

,406 

6 

,412 

50,816 

19 

44 

,2  72 

6 

,439 

50, 711 

Sunday 

21 

44 

,120 

6j 

,492 

H 

50,612 

22 

43 

,957 

6 

,  446 

50,403 

23 

43 

,720 

o 

,160 

49,880 

24 

43 

,749 

6 

,121 

49,870 

Holiday 

26 

43 

,986 

6 

,071 

50,057 

Sunday 

28 

44, 

004 

6 

,010 

50,014 

29 

43, 

,917 

6 , 

,014 

49,931 

30 

43, 

,907 

5, 

9'x4 

49,851 

31 

4S. 

,973 

5 

,970 

49,943 

Average , 

December,  193b 

■x3 

386 

1 1  :- 

.9,50.. 

Average , 

Noveidber,  1936 

095 

^Xi7 

5o,152 

Average , 

December,  1935 

43, 

6u3 

636 

.8,279 

H-highest;  L-lowest. 


Dt.te 


Tabic;  15.     0  ;TS:     vaily  closing  pri.;es  of  the  M;-,y  future 
L.t  Chic'.^:o,  i..inneripolis  rnd  >Jinnipeg ,  during 
December,  193b. 

 (  In  cent  s  per  bash  ;  1 ) 

ChicCf^o  i^^innecpolis 


Doc ember,  1936 


i 

45  7/8-3/4 

o 
c 

45  3/4-7/b  L 

6 

46  a 

4 

4o  1/4  a 

0 

46  1/6 

ounday 

/ 

47  1/b 

6 

47  3/4-7/8 

9 

49  1/4-1/8 

10 

49-49  1/8 

11 

4b  3/4  -5/6 

ic 

49  l/b-1/4 

Sunday 

14 

61  1/4-1/8 

15 

50  1/2-3/8 

16 

50  1/2  b 

17 

50  1/2 -3/u 

18 

51  1/b -51 

19 

50  7/8-51 

Sunday 

21 

51-51  1/8 

22 

49  5/0-3/4 

23 

50  ?/«-l/2 

24 

51  1/0-51 

Holiday 

2b 

51  S/i 

Surd ay 

28 

51  3/0-1/4 

29 

50  7/8  b 

30 

51  3/4-5/8 

31 

51  3/4 -7/b  H 

Ran^e ,  Decembe 

r,  1936    b  1/b 

^iet  Ch-.n^^e 

lAdv.        t  3/4 

45 

45=  b 
45  1/4 
45  1/4 

45  3/b= 

46  5/0  £ 

47  1/8- 

48  1/4 
47  7/8 

47  3/4 

48  3/8- 

49  7/b 
49  1/0  £ 
49  1/4  £ 
49  1/8 
49  3/'o  £ 
49  1/b  1: 


Average  Spread 


fOvei 
(Und 


er 


Chicago 
Chic a f  0 


49  1/4 

47  7/3 

48  7/0 

49  1/2=  0 

50=  b 

49  5/6 
49  3/b 
50 

i-L 

5  3/4 


1  1/4 


L 


■.vinnipeg(  1 ) 


46=  a 

46  1/4=  b 

46  1/8  a 

46  3/8= 

47  1/4  b 

46=  a 

48  3/b= 

49  3/b-3/b  = 
49  5/4= 

49  1/8=  b 
49  5/b=  b 

Ho 1 i  day 
52 =-1/4= 
51  1/2-  b 

51  1/2-1/2  = 

52  1/2-1/2= 
51  5/d  =  -o/4= 


l/b. 


■-l,/4= 


61 

49  5/.=  b' 

50  3/c  -3/b= 
52  1/4= 

iioliday 

52  b 

51  1/2  b 

52  3/t-l/2 
52  1/4 

o  1/2  ^ 

6  5/8 

~T/2  


:>highest:  L-lowest; 
(1)  See  note  on  last 


a-asked;  b-bid;  =(equal  s ign  ' -solit . 
r)c..-e  of  this  report. 


Table  16.     RYE,  B.' RLSY  and  f^LAX:     Daily  volume  of  trading 
(sales),  all  futures  combined,  at  certain 
specified  ma  -kets,  during  December,  193b. 


(in  thous&nds  of  bushels ,   i.e.,   jGO  omitted) 


Ho  4-0 

jja  ue 

K 

Y  E 

B  /   R  L  E  Y  ' 

\     F  L  /  X 

u  1 11  o  d.  ^  C ; 

i'iiinn  iz 

 T~-  ■ 

D ol i  S  ; 

 —  —  —  

Chi- a  go    iviinne  ap  o  1 1  s 

iju  J.  u  un 

December,  1936 

1 

663 

617 

  1 , 43  7  K 

»         —  —  — 

2 

912 

219 

  Ill 

~ "~ " 

3 

778 

194  : 

  142 

~  ~ 

4 

7ci9 

299  : 

  200 

5 

727 

168  : 

  79 

J         -.  _  — 

Sunday 
7 

o 

8 

865 

640 

145  L 
lb5 

  130 

:             5  194 

►         —  — — 

9 

964 

166 

:    101 

i                        —  —  — 

10 

l,2di3 

282 

t    213 

;   

11 

1 , 004 

242 

:           10  177 

•   

12 

1,098 

171 

X    60 

:   

Sunday 

14- 

1,633 

4o5 

r           10  239 

:  1 

15 

1 ,853 

489 

5  178 

:            9  H 

16 

1,934 

369 

!            5  115 

!  1 

17 

2  ,  7o7 

547 

:           15  199 

:  2 

18 

2 , 745 

639  H 

:           10  224 

X  2 

19 

2  ,376 

506 

:                                 54  L 

:   

Sun  day 

21 

1,854 

392 

:    73 



22 

1,761 

443 

25  130 



c  o 

1  ,     D  u 

Ooo 

:    ioy 

24 

1,774 

339 

5  140 

tioliday 

26 

1,661 

457  : 

5  79 

Sunday 

20 

2,806  H 

606 

5  220 

29 

1,493 

369 

30  65 

2 

30 

1,191 

276 

!         ---  L  55 

31 

1,180 

561 

■35  H              b7  < 

---  L 

Total, 

December,  1936 

38,057 

9, 

284 

165             -]  ,861  : 

17 

Total, 

November,  1936 

16,794 

4, 

936  : 

349             2,637  : 

38 

Total, 

December,  1935 

ll,^;-.^^ 

Z  2  3  : 

1,^62  : 

95 

H-highest;  L-lowest. 


Table  17.  HYE,  BAJRIEY  and  FIAX:  Daily  open  commitments 
of  Clearing  Members,  all  futures  combined,  at 
certain  specified  markets  during  December,  1935. 


(In 

tliov- sands  of 

bnsiiels , 

i.e. ,  000  omitted) 

Date 

R 

Y    E  \ 

B  A 

R    L  'E    Y  ; 

FLAX 

Clii  cago 

Minneapolis  : 

Cliicago 

Minneapolis  ; 

Diiluth 

December,  1S36 

1 

5,  838 

1,313  L  : 

86 

1,813  : 

31  H 

2 

5,704 

1,352  : 

86 

1,796  : 

17 

3 

5  758 

1 , 384 

86 

1,803 

17 

4 

5, 589 

1 ,484 

86 

1,924 

17 

5 

5  513  L 

1 ,494 

86 

1 , 941  H  ; 

17 

Sunday 

7 

5,569 

1 ,467 

86 

1,916  : 

17 

8 

5,  554 

1 , 477  : 

86 

1,838 

17 

9 

5,642 

1,504 

86 

1,861 

17 

10 

5, 803 

1 , 527 

86 

1 , 862 

17 

11 

5,742 

1 ,499 

91 

1 ,862 

17 

12 

5,862 

1 ,503 

:  91 

H       1 , 854 

17 

Sunday 

14 

5,986 

1,554 

85 

1 ,852 

18 

15 

6,162 

1,553 

:  86 

1,877 

14 

16 

6,315 

1,503 

:  86 

1 , 918 

13 

17 

6,494 

1,48? 

:  86 

1,935 

10 

18 

6,671 

1,577 

:  85 

1 ,905 

:  9 

19 

7,052 

1,674  H 

:  86 

1  875 

8 

Sundav 

21 

7  ?n 

1  5n? 
X  ,  u  u  c- 

:  86 

1  RAP 
X  ,  ODo 

>  o 

1  571 

X  ,  O  f  X 

51 

>  ox 

1  851 

8 

23 

7 , 56  J 

1,622 

:  61 

X.  ,  ODU 

•  o 

7  977 
I  ^  r,  1  1 

X  ,  Ot'D 

fii 

1  7f^R 
X  ,  ODO 

•  P 

TTo  1  i  d V 

26 

7  4PP 

1    51  3 

51 

1,248 

:  8 

Sunday 

28 

7,484 

1,579 

:  56 

1,214 

:  8 

29 

7,625 

1,529 

:  51 

1,080 

:  6 

30 

7,757 

1,542 

:  51 

1,052 

:  5 

31 

7,864  H 

1,552 

:  51 

L        1,045  L 

:             6  L 

Average, 

December,  1936 

5,493 

1,530 

:  77 

1,696 

:  13 

Average , 

November,  193o 

5 , 484 

1 , 575 

210 

1,78C 

:  40 

Average , 

December,  1935 

9,. "^5 

3,496 

:  35 

1,521 

:  65 

H-highest;  L-lowest. 
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Table  19.     ALL  GRAINS:     Daily  volume  of  trading  (sales) 
all  futures  combined,  at  four  principal 
markets,  during  December,  1936. 


(In  thousands 

of  bushels ,  i.e. , 

000  omitted) 

Chi  cago ( 1 

)  Minneapolis 

Kansas  City 

Duluth 

Total 

Date 

Board  of 

Chamber  of 

Board  of 

Board  of 

Trade 

Commerce 

Trade 

Trade 

December,  193b 

1 

61,369 

.  7,089  H 

4,036 

153  H 

72,647 

2 

77,146 

3,085 

4,058 

149 

84,440 

3 

49,668 

2,238 

3,348 

43 

55,297 

4 

50,681 

2,761 

3,502 

34 

56,978 

5 

27,609  L 

1.381  L 

2,573 

17 

31,580  L 

Sunday 

48,794 

7 

44,301 

2,018 

2,455 

20 

8 

56,141 

2,859 

2,983 

3  L 

61,986 

9 

54,503 

2,398 

3,564 

75 

60,540 

10 

5o  ,195 

3,119 

3,179 

67 

64,560 

11 

39,140 

2,174 

2,848 

19 

44,181 

12 

41,616 

1,768 

2,676 

63  ; 

46,123 

Sunday  ' 

14 

88,673  H 

3,858 

6,000 

135 

98,666  H 

15 

83,178 

4,484 

5,293 

112 

93,067 

16 

54,156 

2,681 

4,008 

17 

60,862 

17 

53,583 

2  ,950 

3,bl2 

61 

60,232 

18 

85,557 

4,863 

6,286  H 

81 

96,787 

19 

52,380 

2,402 

3,797 

78 

58,657 

Sun  day 

21 

51,991 

2,237 

2,929 

29 

57,186 

22 

60,048 

3,371 

3,326 

59 

66,804 

23 

33,125 

2,314 

1,960  L 

24 

37,423 

24 

54,886 

2,498 

3,819 

11 

61,214 

Holiday 

2b 

50,626 

2,428 

3,119 

25 

56,198 

Sunday 

2b 

71,459 

3,706 

4,323 

4b 

79,536 

29 

45,480 

2,2  76 

2,615 

11 

50,382 

30 

33,607 

2,065 

2,280 

14 

37,966 

31 

46,848 

-±,833 

2,401 

43 

54,125 

Total 

1,425,968 

77,856 

90,990 

1,417 

1,596,231 

Average 

54,845 

2,99'x 

3 , 500 

54 

bl,394 

H-highest;  L-lowest. 

(l'   Old  and  New  contracts  combined. 
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Not. 


Because  of  the  v/idc  fluctuations  in  foreign  exchange,  which  be,  an 
Septe:nber  21,  1S31,  and  are  still  continuing,  the  Livernool  pric:^s 
are  calculated  from  the  closing  price  of  the  pound  sterling    on  the 
money  exchan,,e  and  the  closing  price  of  Liverpool  futures  on  the 
gram  exchange,  v;hil3  the  Winnipeg  prices  are  calculated  from  the 
closing  price  on  the  /Winnipeg  Grain  Exchange  and  the  premiums  on 
Canadian  currency  as  furnished  by  one  of  the  large  Chicago  banks. 

The  following  table  shows  the  reported  high,  low  and  closing  quo- 
tations on  the  pound  sterling,  together  with  the  high,  low  and 
closing  per  cent  premiuins  applied  to  Canadian  currency 


1936 

High 

Dec .  1 

^r'4.91  3/8 

2 

4.90  7/8 

3 

4.90  5/8 

4 

4.90  3/8 

5 

4.50 

7 

4.90  1/4 

8 

4.91  1/8 

9 

4.90  11/16 

10 

4.90  5/8 

11 

4.90  1/2 

12 

4.90  3/8 

14 

4.90  13/16 

15 

4.90  13/16 

16 

4.91  1/2 

17 

4.91  5/o 

18 

4.91  5/16 

19 

4.91  3/16 

21 

4.91  1/8 

22 

4.91  7/lu 

23 

4.91  3/o- 

24 

4.91  3/8 

26 

4.91  5/l6 

26 

4.91  3/4 

2  5 

4.91  15/16 

30 

4.91  1/4 

31 

4.91  3/16 

Pound  Sterling 


Low 


Closing 

$4.90  13/16 
4.90  3/4 
4*90  7/16 
4.90  1/4 
4.90 

4.90  3/lb 

4.91  1/16 

4.89  7/8 

4.90  3/8 
4.90  5/16 
4.90  5/l6 

90  11/16 

90  13/1 b 

91  7/16 
91  5/16 

1/4 
1/8 
l/l6 


4, 
4. 
4 . 

4. 
4. 


91 


4.91 
4.91 

4.91  1/4 
4.91  1/4 
4.91  1/4 
4.91  l/'4 
4 . 9 1 
4.91 

4.91  1/16 
4.91 


3/4 

lA 


Canadian  Currency 


P^jrc!:;nt 


'  1/8  Pro 
3/32 
1/32 
1/32 
I/I6 
3/32 
7/64 
3/32 
7/64 

lA 
7/64 
1/8 
0/0. 

lA 
7/64 
7/0  4 
1/8 

lA 
lA 
lA 
3/32 
5/b4 
5A4 
1/1 6 
l/lb 
5/64 
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tt 

tt 

tt 

tt 

tt 

ft 

tt 
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Low 


Percent 

7/64 

Pre 

5/64 

tt 

1/32 

ft 

1/64 

It 

3/64 

tt 

5/64 

ft 

3/32 

ft 

5/64 

fi 

3/32 

II 

7/64 

tt 

3/32 

It 

lA 

ft 

lA 

It 

lA 

ft 

3/32 

ft 

3/32 

ft 

7/64 

It 

7/64 

It 

3/32 

ft 

5/64 

It 

1/1 6 

II 

1/1 6 

It 

I/I6 

ft 

1/64 

ft 

1/32 

It 

lA-x 

It 

Clos 

ing 

Percent 

7/64 

Pre 

5/64 

It 

1/32 

ft 

1/64 

tt 

I/I6 

If 

3/32 

ft 

7/64 

ft 

6/64 

It 

7/64 

It 

7/64 

ft 

7/64 

It 

1/8 

It 

lA 

It 

lA 

It 

7/64 

It 

3/32 

It 

lA 

tt 

lA 

It 

7/64 

tt 

3/32 

It 

5/64 

It 

1/1 6 

It 

1/1 6 

II 

1/32 

ti 

1/32 

It 

1/64 

It 

COMMODITY  EXCHAr«3£ 
ADMINISTRATION. 
NEW  YORK.  N.  Y. 


